Index to Volume 59 


General Index 


Adaptive Behavior and Economic Theory 
Robert E. Lucas, Jr. 
The Adjustment of Employment to Technical Change in 
the Steel and Auto Industries 
Robert A. Levy and James M. Jondrow 
An Analysis of the Role of ‘‘Insider Trading’ on Futures 
Markets 
Sanford J. Grossman 
Anomalies in Financial Economics: Blueprint for 
Change? 
Allan W. Kleidon 
Are There Scale Economies in Advertising? 
Kenneth D. Boyer and Kent M. Lancaster 
Assessing the Market Timing Performance of Managed 
Portfolios 
Ravi Jagannathan and Robert A. Korajczyk 
Average Marginal Tax Rates from Social Security and 
the Individual Income Tax 
Robert J. Barro and Chaipat Sahasakul 
Bank Regulation and Deposit Insurance 
J. Huston McCulloch 
Banking Theory, Deposit Insurance, and Bank Regula- 
tion 
Douglas W. Diamond and Philip H. Dybvig 
The Behavioral Foundation of Public Policy-making 
Laurence E. Lynn, Jr. 
Behavioral Rationality in Finance: The Case of Divi- 
dends 
Merton H. Miller 
Bias in Small Sample Tests of Stock Price Rationality 
Allan W. Kleidon 
Comments: Behavioral versus Rational Economics: 
What You See Is What You Conquer 
Richard Zeckhauser 
Comments on Arrow and on Lucas 
Sidney G. Winter 
Comments on Miller and on Kleidon 
Robert J. Shiller 
Comments on Plott and on Kahneman, Knetsch, and 
Thaler 
Howard Kunreuther 


yt 
$401 
475 
$129 
509 
217 
555 
79 
55 
$379 
$451 
237 
$435 
$427 
$501 
$329 
657 


Journal of Business 


Comments on Plott and on Kahneman, Knetsch, and 
Thaler 
R. Duncan Luce 
Comments on Plott and on Kahneman, Knetsch, and 
Thaler 
Richard A. Sieder 
Correcting for Heteroscedasticity in Tests for Market 
Timing Ability 
William Breen, Ravi Jagannathan, and Aharon Ofer 
Corrigendum 
Anat R. Admati and Stephen A. Ross 
The Costs of Regulating Price Differences 
Thomas W. Ross 
Decision Making under Ambiguity 
Hillel J. Einhorn and Robin M. Hogarth 
Defining and Improving the Accuracy of Macroeconomic 
Forecasts: Contributions from a VAR Model 
William M. Lupoletti and Roy H. Webb 
Detecting Spot Price Forecasts in Futures Prices 
Kenneth R. French 
Determinants of Bilateral Trade Flows 
Rajendra K. Srivastava and Robert T. Green 
Deterring Fraud: The Role of Resale Price Maintenance 
Robert F. Springer and H. E. Frech Ill 
Economic Forces and the Stock Market 
Nai-fu Chen, Richard Roll, and Stephen A. Ross 
Editors’ Comments: Perspectives from Economics and 
Psychology 
Robin M. Hogarth and Melvin W. Reder 
The Effects of Changing Margin Levels on Futures Mar- 
ket Activity, the Composition of Traders in the Market, 
and Price Performance 
Michael L. Hartzmark 
Fairness and the Assumptions of Economics 
Daniel Kahneman, Jack L. Knetsch, and Richard H. 
Thaler 
Federal Bank Regulatory Policy: A Description and 
Some Observations 
John H. Kareken 
Federal Bank Regulatory Policy: Comment on Kareken 
George G. Kaufman 
Financial Regulation: Comment on Kareken 
Phillip Cagan 
Futures and Actual Markets: How They Are Related 
Lester G. Telser 
Futures Markets and the Fluctuations in Inflation, Mone- 
tary Growth, and Asset Returns 
Robert J. Barro 


658 
$337 
=. $345 
585 
367 
143 
$225 | 
263 
$39 
623 
433 
383 
S185 
$147 
$285 
3 | 
69 
. 
49 
$5 
S21 


319 


$103 


119 


S55 
331 
$365 


$279 


537 


$251 
$301 


$355 


Futures Price Variability: A Test of Maturity and Volume 
Effects 
Theoharry Grammatikos and Anthony Saunders 
A Half Century of Returns on Levered and Unlevered 
Portfolios of Stocks, Bonds, and Bills, with and without 
Small Stocks 
Robert R. Grauer and Nils H. Hakansson 
The Hubris Hypothesis of Corporate Takeovers 
Richard Roll 
Implied Interest Rates 
Menachem Brenner and Dan Galai 
Introduction to the Symposium on Bank Regulation 
M. W. Reder 
Is the Rational Expectations Hypothesis Enough? 
John P. Gould 
Market Efficiency in Racetrack Betting: Further Evi- 
dence and a Correction 
Peter Asch, Burton G. Malkiel, and Richard E. Quandt 
Markup Variability and Flexibility: Theory and Empir- 
ical Evidence 
Jonathan Goldstein 
Monopoly, Manipulation, and the Regulation of Futures 
Markets 
Frank H. Easterbrook 
Option Bounds in Discrete Time: Extensions and the 
Pricing of the American Put 
Stylianos Perrakis 
The Political Economy of Futures Market Regulation 
B. Peter Pashigian 
Proprietary and Nonproprietary Disclosures 
Ronald A. Dye 
Psychological Structure and Social Structure in Eco- 
nomic Models 
James S. Coleman 
The Psychology and Economics Conference Handbook: 
Comments on Simon, on Einhorn and Hogarth, and on 
Tversky and Kahneman 
Richard H. Thaler 
Rate of Return Regulation with Price Flexibility 
Beth Hayes and Daniel Siegel 
Rational Choice and the Framing of Decisions 
Amos Tversky and Daniel Kahneman 


~ Rational Choice in Experimental Markets 


Charles R. Plott 
Rationality and Utility from the Standpoint of Evolution- 
ary Biology 

Donald T. Campbell 
Rationality in Psychology and Economics 

Herbert A. Simon 


Index 659 
287 = 
197 
493 
1 
$371 : 
157 
599 | 
|| 
= 
$209 


Journal of Business 


Rationality of Self and Others in an Economic System 
Kenneth J. Arrow 
Regulating Banks: Comment on Kareken 
Thomas Mayer 
Regulatory Conflict and Entry Regulation of New Fu- 
tures Contracts 
Daniel R. Fischel 
Safety and Soundness as an Objective of Regulation of 
Depository Institutions: Comment on Kareken 
Michael Mussa 
Salaries and Piece Rates 
Edward P. Lazear 
Self-Regulation and Government Regulation of Futures 
and Options Markets: Introduction 
Thomas C. <oleman and Roger D. Rutz 
Size Effects ot Seasoned Stock Issues: Empirical Evi- 
dence 
Alan C. Hess and Sanjai Bhagat 
Stock Market Reaction to Regulatory Action in the Con- 
tinental Illinois Crisis 
Itzhak Swary 


Index to Authors 


Admati, Anat R., and Ross, Stephen A. 
Corrigendum 

Arrow, Kenneth J. 

Rationality of Self and Others in an Economic System 

Asch, Peter; Malkiel, Burton G.; and Quandt, Richard E. 
Market Efficiency in Racetrack Betting: Further Evi- 
dence and a Correction 

Barro, Robert J. 

Futures Markets and the Fluctuations in Inflation, 
Monetary Growth, and Asset Returns 

Barro, Robert J., and Sahasakul, Chaipat 
Average Marginal Tax Rates from Social Security and 
the Individual Income Tax 

Boyer, Kenneth D., and Lancaster, Kent M. 

Are There Scale Economies in Advertising? 

Breen, William; Jagannathan, Ravi; and Ofer, Aharon 
Correcting for Heteroscedasticity in Tests for Market 
Timing Ability 

Brenner, Menachem, and Galai, Dan 
Implied Interest Rates 

Cagan, Phillip 
Financial Regulation: Comment on Kareken 

Campbell, Donald T. 

Rationality and Utility from the Standpoint of Evolu- 
tionary Biology 


660 Pt 
$385 
87 
$85 
97 
405 | 
SI 
567 
451 
367 
$385 
157 
S21 
555 
509 
585 
493 
49 
| $355 


Chen, Nai-fu; Roll, Richard; and Ross, Stephen A. 
Economic Forces and the Stock Market 

Coleman, James S. 
Psychological Structure and Social Structure in Eco- 
nomic Models 

Coleman, Thomas C., and Rutz, Roger D. 
Self-Regulation and Government Regulation of Fu- 
tures and Options Markets: Introduction 

Diamond, Douglas W., and Dybvig, Philip H. 
Banking Theory, Deposit Insurance, and Bank Regula- 
tion 

Dye, Ronald A. 
Proprietary and Nonproprietary Disclosures 

Easterbrook, Frank H. 
Monopoly, Manipulation, and the Regulation of Fu- 
tures Markets 

Einhorn, Hillel J., and Hogarth, Robin M. 
Decision Making under Ambiguity 

Fischel, Daniel R. 
Regulatory Conflict and Entry Regulation of New Fu- 
tures Contracts 

French, Kenneth R. 
Detecting Spot Price Forecasts in Futures Prices 

Goldstein, Jonathan 
Markup Variability and Flexibility: Theory and Empir- 
ical Evidence 

Gould, John P. 
Is the Rational Expectations Hypothesis Enough? 

Grammatikos, Theoharry, and Saundrs, Anthony 
Futures Price Variability: A Test of Maturity and Vol- 
ume Effects 

Grauer, Robert R., and Hakansson, Nils H. 
A Half Century of Returns on Levered and Unlevered 
Portfolios of Stocks, Bonds, and Bills, with and with- 
out Small Stocks | 

Grossman, Sanford J. 
An Analysis of the Role of ‘‘Insider Trading’’ on Fu- 
tures Markets 

Hartzmark, Michael L. 
The Effects of Changing Margin Levels on Futures 
Market Activity, the Composition of Traders in the 
Market, and Price Performance 

Hayes, Beth, and Siegel, Daniel 
Rate of Return Regulation with Price Flexibility 

Hess, Alan C., and Bhagat, Sanjai 
Size Effects of Seasoned Stock Issues: Empirical 
Evidence 

Hogarth, Robin M., and Reder, Melvin W. 
Editors’ Comments: Perspectives from Economics and 
Psychology 


Index 
383 
$365 
| 
55 
331 
$103 
$225 
S85 
$39 
599 
$371 
319 
287 
$129 
$147 
537 
567 
$185 


Journal of Business 


Jagannathan, Ravi, and Korajczyk, Robert A. 
Assessing the Market Timing Performance of Managed 
Portfolios 

Kahneman, Daniel; Knetsch, Jack L.; and Thaler, 

Richard H. 

Fairness and the Assumptions of Economics 

Kareken, John H. 

Federal Bank Regulatory Policy: A Description and 
Some Observations 

Kaufman, George G. 

Federal Bank Regulatory Policy: Comment on 
Kareken 

Kleidon, Allan W. 

Anomalies in Financial Economics: Blueprint for 
Change? 

Kleidon, Allan W. 

Bias in Small Sample Tests of Stock Price Rationality 

Kunreuther, Howard 
Comments on Plott and on Kahneman, Knetsch, and 
Thaler 

Lazear, Edward P. 

Salaries and Piece Rates 

Levy, Robert A., and Jondrow, James M. 

The Adjustment of Employment to Technical Change 
in the Steel and Auto Industries 

Lucas, Robert E., Jr. 

Adaptive Behavior and Economic Theory 

Luce, R. Duncan 
Comments on Plott and on Kahneman, Knetsch, and 
Thaler 

Lupoletti, William M., and Webb, Roy H. 

Defining and Improving the Accuracy of Mac- 
roeconomic Forecasts: Contributions from a VAR 
Model 

Lynn, Laurence E., Jr. 

The Behavioral Foundations of Public Policy-making 

McCulloch, J. Huston 
Bank Regulation and Deposit Insurance 

Mayer, Thomas 
Regulating Banks: Comment on Kareken 

Mussa, Mickael 
Safety and Soundness as an Objective of Regulation of 
Depository Institutions: Comment on Kareken 

Pashigian, B. Peter 
The Political Economy of Futures Market Regulation 

Perrakis, Stylianos 
Option Bounds in Discrete Time: Extensions and the 
Pricing of the American Put 


662 
217 
$285 

3 
69 
S469 
237 

$329 
405 
475 
$401 
$337 
263 
> 

$379 

87 
97 
S55 

110 


Plott, Charles R. 
Rational Choice in Experimental Markets 
Reder, M. W. 
Introduction to the Symposium on Bank Regulation 
Roll, Richard 
The Hubris Hypothesis of Corporate Takeovers 
Ross, Thomas W. 
The Costs of Regulating Price Differences 
Shiller, Robert J. 
Comments on Miller and on Kleidon 
Shweder, Richard A. 
Comments on Plott and on Kahneman, Knetsch, and 
Thaler 
Simon, Herbert A. 
Rationality in Psychology and Economics 
Springer, Robert F., and Frech, H. E., Ili 
Deterring Fraud: The Role of Resale Price Mainte- 
nance 
Srivastava, Rajendra K., and Green, Robert T. 
Determinants of Bilateral Trade Flows 
Swary, Itzhak 
Stock Market Reaction to Regulatory Action in the 
Continental Ilinois Crisis 
Telser, Lester G. 
Futures and Actual Markets: How They Are Related 
Thaler, Richard H. 
The Psychology and Economics Conference Hand- 
book: Comments on Simon, on Einhorn and Hogarth, 
and on Tversky and Kahneman 
Tversky, Amos, and Kahneman, Daniel 
Rational Choice and the Framing of Decisions 
Winter, Sidney G. 
Comments on Arrow and on Lucas 
Zeckhauser, Richard 
Comments: Behavioral versus Rational Economics: 
What You See Is What You Conquer 


Index 663 
$301 
1 
197 
\ 143 
$501 
$345 
$209 
433 
623 
451 
S5 
$279 
$251 
$427 
$435 


